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ANNUAL STATEMENT FOR THE YEAR 2019 OF THE WellCare Health Insurance Company of Kentucky, Inc.

SUMMARY INVESTMENT SCHEDULE

Gross Investment

Admitted Assets as Reported

Holdings in the Annual Statement
1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3+4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. governments 8,166,836 1.288 8,166,836 8,166,836 | . 1.288
1.02 All other governments 0 0.000 0 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed 0 0.000 0 0.000
1.04 U.S. political subdivisions of states, territories, and
possessions, guaranteed 10,582,163 1.669 10,582,163 10,582,163 | ... 1.669
1.05 U.S. special revenue and special assessment obligations, etc.
non-guaranteed 71,156,324 | . 11.220 | ... 71,156,324 71,156,324 | 11.220
1.06 Industrial and miscellaneous 361,079,742 | ! 56.934 | . 361,079,742 361,079,742 | 56.934
1.07 Hybrid securities 0 0.000 0 0.000
1.08 Parent, subsidiaries and affiliates 0 0.000 0 0.000
1.09 SVO identified funds 9,933,402 1.566 9,933,402 9,933,402 | . 1.566
1.10 Unaffiliated bank loans 7,346,809 1.158 7,346,809 7,346,809 | 1.158
1.11 Total long-termbonds | 468,265,277 | ] 73.834 | 468,265,276 | | 0] . 468,265,276 | .. 73.834
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) 0 0.000 0 0.000
2.02 Parent, subsidiaries and affiliates 0 0.000 0 0.000
2.03 Total preferred stocks 0 0.000 0 0 0 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ____. 0 0.000 0 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) 0 0.000 0 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded 0 0.000 0 0.000
3.04 Parent, subsidiaries and affiliates Other 0 0.000 0 0.000
3.05 Mutual funds 0 0.000 0 0.000
3.06 Unit investment trusts 0 0.000 0 0.000
3.07 Closed-end funds 0 0.000 0 0.000
3.08 Total common stocks 0 0.000 0 0 0 0.000
4. Mortgage loans (Schedule B):
4.01 Farm mortgages 0 0.000 0 0.000
4.02 Residential mortgages 0 0.000 0 0.000
4.03 Commercial mortgages 0 0.000 0 0.000
4.04 Mezzanine real estate loans 0 0.000 0 0.000
4.05 Total mortgage loans 0 0.000 0 0 0 0.000
5. Real estate (Schedule A):
5.01 Properties occupied by company 0 0.000 0 0 0.000
5.02 Properties held for production of income 0 0.000 0 0 0.000
5.03 Properties held for sale 0 0.000 0 0 0.000
5.04 Total real estat 0 0.000 0 0 0 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) 98,541,341 [ 15.538 | ! 98,541,341 98,541,341
6.02 Cash equivalents (Schedule E, Part 2) 16,642,662 . 16,642,662 16,642,662 |
6.03 Short-term investments (Schedule DA) 50,685,572 7.992 50,685,572 50,685,572
6.04 Total cash, cash equivalents and short-term investments .| 165,869,575 | ... 26.154 | ... 165,869,575 | 0. 165,869,575
7. Contract loans 0 0.000 0 0
8. Derivatives (Schedule DB) 0 0.000 0 0
9. Other invested assets (Schedule BA) 0 0.000 0 0
10. Receivables for securities 77,477 0.012 77,477 77,477
11. Securities Lending (Schedule DL, Part 1) 0 0.000 0 XXX XXX
12. Other invested assets (Page 2, Line 11) 0 0.000 0 0
13. Total invested assets 634,212,329 100.000 634,212,329 0 634,212,329 100.000
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. Subtotal (Line 11 plus Line 12)
. Deduct total nonadmitted amounts
. Statement value of mortgages owned at end of current period (Line 13 minus Line 14)

ANNUAL STATEMENT FOR THE YEAR 2019 OF THE WellCare Health Insurance Company of Kentucky, Inc.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year.

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 6)
2.2 Additional investment made after acquisition (Part 2, Column 9)

oo

Current year change in encumbrances:
3.1 Totals, Part 1, Column 13

3.2 Totals, Part 3, Column 11 . -
Total gain (loss) on disposals, Part 3, Column 18 \ — \

Deduct amounts received on disposals, Part 3, Column 15 \ / \ \

OO O

[— |
Y L
Total foreign exchange change in book/adjusted carrying v: I+: \ K \ ) \ d
6.1 Totals, Part 1, Column 15
—

6.2 Totals, Part 3, Column 13 O N Jd N

oo

Deduct current year’s other-than-temporary impairment recognized:
7.1 Totals, Part 1, Column 12

7.2 Totals, Part 3, Column 10

oo

Deduct current year’s depreciation:
8.1 Totals, Part 1, Column 11

8.2 Totals, Part 3, Column 9

Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)

oo

Deduct total nonadmitted amounts

Statement value at end of current period (Line 9 minus Line 10)

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, December 31 of prior year

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, Column 7).

2.2 Additional investment made after acquisition (Part 2, Column 8)

Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12
3.2 Totals, Part 3, Column 11

Accrual of discount

Unrealized valuation increase (decrease): \ [ T\ [
5.1 Totals, Part 1, Column 9

5.2 Totals, Part 3, Column 8 Y \

Total gain (loss) on disposals, Part 3, Column 18 \ )

il

OO O

Deduct amounts received on disposals, Part 3, Column 15
Deduct amortization of premium and mortgage interest points and commitment fees

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13

9.2 Totals, Part 3, Column 13

Deduct current year’s other-than-temporary impairment recognized:
10.1 Totals, Part 1, Column 11

oo

10.2 Totals, Part 3, Column 10

. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
. Total valuation allowance
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. Book/adjusted carrying value, December 31 of prior year.
. Cost of acquired:

. Accrual of discount .

. Unrealized valuation increase (decrease): \ \
5.1 Totals, Part 1, Column 13 [

. Total gain (loss) on disposals, Part 3, Column 19 \

. Deduct amounts received on disposals, Part 3, Column 16

. Deduct amortization of premium and depreciation
. Total foreign exchange change in book/adjusted carrying value:

. Book/adjusted carrying value, December 31 of prior year
- Cost of bonds and stocks acquired, Part 3, Column 7

- Accrual of discount
. Unrealized valuation increase (decrease):

. Total gain (loss) on disposals, Part 4, Column 19
. Deduction consideration for bonds and stocks disposed of, Part 4, Column 7
. Deduct amortization of premium
. Total foreign exchange change in book/adjusted carrying value:

. Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, Line (2).
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
. Deduct total nonadmitted amounts
. Statement value at end of current period (Line 11 minus Line 12)

ANNUAL STATEMENT FOR THE YEAR 2019 OF THE WellCare Health Insurance Company of Kentucky, Inc.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

2.1 Actual cost at time of acquisition (Part 2, Column 8)
2.2 Additional investment made after acquisition (Part 2, Column 9)

oo

. Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 16

3.2 Totals, Part 3, Column 12

5.2 Totals, Part 3, Column 9 A\l R A

1

- \ - -

OO O

9.1 Totals, Part 1, Column 17

9.2 Totals, Part 3, Column 14

. Deduct current year’s other-than-temporary impairment recognized:

10.1 Totals, Part 1, Column 15

10.2 Totals, Part 3, Column 11

oo

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)

Statement value at end of current period (Line 11 minus Line 12)

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

274,633,290

778,736,890

380,555

4.1 Part 1, Column 12

4.2 Part 2, Section 1, Column 15

(192,204)
0

4.3 Part 2, Section 2, Column 13

0

0

4.4 Part 4, Column 11

(192,204)
3,671,818

586,535,679

2,784,906

8.1 Part 1, Column 15

8.2 Part 2, Section 1, Column 19

8.3 Part 2, Section 2, Column 16
8.4 Part 4, Column 15

(esRen e e )

. Deduct current year’s other-than-temporary impairment recognized:

9.1 Part 1, Column 14

9.2 Part 2, Section 1, Column 17

9.3 Part 2, Section 2, Column 14

9.4 Part4, Column 13

Do OO

0

355,513
468,265,277

468,265,277
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ANNUAL STATEMENT FOR THE YEAR 2019 OF THE WellCare Health Insurance Company of Kentucky, Inc.

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States 8,166,836 [ 8,135,888 [ 8,160,976 | 8,075,903
Governments (including all obligations 2. Canada
guaranteed by governments) 3. Other Countries
4. Totals 8,166,836 8,135,888 8,160,976 8,075,903
U.S. States, Territories and Possessions
(direct and guaranteed) 5. Totals 0 0 0 0
U.S. Political Subdivisions of States, Territories
and Possessions (direct and guaranteed) 6. Totals 10,582,163 10,739,643 10,937,093 10,445,000
U.S. Special Revenue and Special Assessment
Obligations and all Non-Guaranteed
Obligations of Agencies and Authorities of
Governments and their Political Subdivisions 7. Totals 71,156,324 71,490,011 71,532,059 70,190,349
Industrial and Miscellaneous, SVO Identified 8. UnitedStates | ... 333,708,452 | ... 335,253,455 | ... 335,009,235 | ... 316,514,181
Funds, Unaffiliated Bank Loans and Hybrid 9. Canada 11,327,846 | . 11,361,377 | 11,410,523 | . 11,035,000
Securities (unaffiliated) 10. Other Countries | 33,323,655 | .. 33,545,967 | . 33,374,608 | . 32,909,000
11. Totals 378,359,953 380,160,799 379,794,366 360,458,181
Parent, Subsidiaries and Affiliates 12. Totals 0 0 0 0
13. Total Bonds 468,265,277 470,526, 341 470,424,494 449,169,433
PREFERRED STOCKS 14. United States
Industrial and Miscellaneous (unaffiliated) 15. Canada
16. Other Countries
17. Totals 0 0 0
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 0 0 0
COMMON STOCKS 20. United States
Industrial and Miscellaneous (unaffiliated) 21. Canada
22. Other Countries
23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25. Total Common Stocks 0 0 0
26. Total Stocks 0 0 0
27. Total Bonds and Stocks 468,265,277 470,526, 341 470,424,494
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ANNUAL STATEMENT FOR THE YEAR 2019 OF THE WellCare Health Insurance Company of Kentucky, Inc.

SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

GoIS

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Through Over 5 Years Over 10 Years No Maturity Total Col. 7as a Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less 5 Years Through 10 Years Through 20 Years Over 20 Years Date Current Year % of Line 11.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments

1.1 NAIC1 6,272,346 5,311,065 445,087 233,268 XXX 12,261,765 2.4 23,680,442 6.3 12,261,765

12 NAIC2 XXX 0 0.0 0 0.0

13 NAIC3 XXX 0 0.0 0 0.0

14 NAIC4 XXX 0 0.0 0 0.0

1.5 NAIC5 XXX 0 0.0 0 0.0

16 NAIC6 | XXX 0 0.0 0 0.0

1.7  Totals 6,272,346 5,311,065 445,087 233,268 0 XXX 12,261,765 2.4 23,680,442 6.3 12,261,765
2. All Other Governments

21 NAIC1 1,145,881 XXX 1,145,881 0.2 0 0.0 1,145,881

22 NAIC2 XXX 0 0.0 0 0.0

23 NAIC3 XXX 0 0.0 0 0.0

24 NAIC4 XXX 0 0.0 0 0.0

25 NAIC5 XXX 0 0.0 0 0.0

26 NAIC6 .| XXX 0 0.0 0 0.0

2.7 Totals 1,145,881 0 0 0 0 XXX 1,145,881 0.2 0 0.0 1,145,881
3. U.S. States, Territories and Possessions, etc., Guaranteed

3.1 NAIC1 XXX 0 0.0 3,558,931 0.9

32 NAIC2 XXX 0 0.0 0.0

3.3 NAIC3 XXX 0 0.0 0 0.0

34 NAIC4 XXX 0 0.0 0 0.0

35 NAIC5 XXX 0 0.0 0 0.0

36 NAIC6 ] XXX 0 0.0 0 0.0

3.7  Totals 0 0 0 0 0 XXX 0 0.0 3,558,931 0.9 0
4. U.S. Political Subdivisions of States, Territories and Possessions, Guaranteed

4.1 NAIC1 888,611 5,312,735 4,380,817 XXX 10,582,163 | 20 20,358,878 5.4 10,582,163
42 NAIC2 XXX 0.0 0 0.0

43 NAIC3 XXX 0 0.0 0 0.0

44 NAIC4 XXX 0 0.0 0 0.0

45 NAIC5 XXX 0 0.0 0 0.0

46 NAIC6. .| XXX 0 0.0 0 0.0

4.7 Totals 888,611 5,312,735 4,380,817 0 0 XXX 10,582,163 2.0 20,358,878 5.4 10,582,163
5. U.S. Special Revenue & Special Assessment Obligations, etc., Non-Guaranteed

51 NAICT | 13,558,163 | 22,706,754 | 24,508,288 | 1,524,935 20,173 XXX 62,408,313 12.0 82,545,551 21.8 62,408,313

52 NAIC2 1,101,845 5,276,471 2,369,696 XXX 8,748,012 1.7 6,592,838 1.7 8,748,012

53 NAIC3 XXX 0 0.0 0 0.0

54 NAIC4 XXX 0 0.0 0 0.0

55 NAIC5 XXX 0 0.0 0 0.0

56 NAIC6......_ | XXX 0 0.0 0 0.0

5.7 Totals 14,660,008 27,983,225 26,967,984 1,524,935 20,173 XXX 71,156,324 13.7 89,138,389 23.6 71,156,324




ANNUAL STATEMENT FOR THE YEAR 2019 OF THE WellCare Health Insurance Company of Kentucky, Inc.

SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

90IS

1 2 4 5 6 7 8 9 10 11 12
Over 1 Year Through Over 10 Years No Maturity Total Col. 7as a Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less 5 Years Through 10 Years | Through 20 Years Over 20 Years Date Current Year % of Line 11.7 Prior Year Prior Year Traded Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
61 NAICH1 .} 67,936,285 | 79,927,385 346,239 XXX 165,695,512 31.9 153,861,785 40.7 130,281,229 | . 35,414,283
62 NAIC2 | 12,985,877 | 131,054,522 XXX 154,936,100 29.9 87,662,242 23.2 134,765,331 | 20,170,770
6.3 NAIC3 21,943,107 | . 58,237,765 XXX 83,827,237 16.2 0 0.0 55,650,604 | 28,176,632
6.4 NAIC4 2,065,655 XXX 2,065,655 0.4 0 0.0 1,589,395 | 476,259
6.5 NAICS XXX 0 0.0 0 0.0
66 NAIC6 XXX 0 0.0 0 0.0
6.7 Totals 102,865,269 271,285,326 346,239 XXX 406,524,504 78.3 241,524,027 63.9 322,286,560 84,237,944
7. Hybrid Securities
71  NAIC 1 XXX 0 0.0 0 0.0
7.2 NAIC2 XXX 0 0.0 0 0.0
7.3 NAIC3 XXX 0 0.0 0 0.0
74 NAIC4 XXX 0 0.0 0 0.0
75 NAIC5 XXX 0 0.0 0 0.0
76 NAIC6 XXX 0 0.0 0 0.0
7.7 Totals 0 0 XXX 0 0.0 0 0.0 0 0
8. Parent, Subsidiaries and Affiliates
8.1 NAIC1 XXX 0 0.0 0 0.0
8.2 NAIC2 XXX 0 0.0 0 0.0
83 NAIC3 XXX 0 0.0 0 0.0
84 NAIC4 XXX 0 0.0 0 0.0
85 NAICS XXX 0 0.0 0 0.0
86 NAIC6._._________ XXX 0 0.0 0 0.0
8.7 Totals 0 0 XXX 0 0.0 0 0.0 0 0
9. SVO-Designated Secu
9.1 NAIC1 XXX XXX XXX XXX 9,933,402 | ¢ 9,933,402 1.9 0 0.0 9,933,402
92 NAIC2 XXX XXX XXX XXX 0 0.0 0 0.0
93 NAIC3 XXX XXX XXX XXX 0 0.0 0 0.0
94 NAIC4 XXX XXX XXX XXX 0 0.0 0 0.0
95 NAIC5 XXX XXX XXX XXX 0 0.0 0 0.0
96 NAIC6 | XXX XXX XXX XXX 0 0.0 0 0.0
9.7 Totals XXX XXX XXX XXX 9,933,402 9,933,402 1.9 0 0.0 9,933,402 0
10. Unaffiliated Bank Loans
10.1  NAIC1 XXX 0 0.0 0 0.0
10.2  NAIC 2 XXX 945,525 0.2 0 0.0 945,525
10.3  NAIC3 2,923,471 XXX 6,401,284 1.2 0 0.0 6,401,284
104  NAIC4 XXX 0 0.0 0 0.0
10.5 NAICS5 XXX 0 0.0 0 0.0
106 NAIC6 XXX 0 0.0 0 0.0
10.7  Totals 2,923 471 0 XXX 7,346,809 1.4 0 0.0 7,346,809 0
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ANNUAL STATEMENT FOR THE YEAR 2019 OF THE WellCare Health Insurance Company of Kentucky, Inc.

SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Through Over 5 Years Over 10 Years No Maturity Total Col. 7as a Total from Col. 7 % From Col. 8 Total Publicly Total Privately Placed
NAIC Designation 1 Year or Less 5 Years Through 10 Years Through 20 Years Over 20 Years Date Current Year % of Line 11.7 Prior Year Prior Year Traded (a)
11. Total Bonds Current Year
11.1 NAIC 1 d) 89,801,286 113,257,939 46,909,795 2,104,442 20,173 9,933,402 | 262,027,037 50.5 XXX XXX 226,612,754 35,414,283
11.2 NAIC 2 () 14,087,723 | 136,330,993 14,210,922 0 0 0 164,629,638 31.7 XXX XXX 144,458,868 | 20,170,770
11.3 NAIC3 (@ 21,943,107 61,161,236 7,124 177 0 0 0 90,228,521 17.4 XXX XXX 62,051,888 |._ 28,176,632
11.4 NAIC 4 () 0 2,065,655 0 0 0 0 2,065,655 0.4 XXX XXX 1,589,395 476,259
11.5 NAIC5 (@ 0 0 0 0 0 0[© 0 0.0 XXX XXX 0 0
116 NAIC6 | (@ 0 0 0 0 0 0 [ 0 0.0 XXX XXX 0 0
1.7 Totals 125,832,115 [ . 312,815,822 | | 68,244,894 | 2,104,442 20,173 9,933,402 [® . 518,950,849 100.0 XXX XXX 434,712,905 | 84,237,944
11.8 Line 11.7 as a % of Col. 7 24.2 60.3 13.2 0.4 0.0 1.9 100.0 XXX XXX XXX 83.8 16.2
12. Total Bonds Prior Year
12.1 NAIC1 164,818,430 91,812,186 | .. 27,081,196 293,774 0 0 XXX XXX 284,005,587 751 261,369,761 22,635,826
12.2 NAIC 2 17,164,717 76,389,248 701,115 0 0 0 XXX XXX 94,255,080 24.9 91,181,479 3,073,601
12.3 NAIC3 0 0 0 0 0 0 XXX XXX 0 0.0 0 0
12.4 NAIC 4 0 0 0 0 0 0 XXX XXX 0 0.0 0 0
12.5 NAIC5 0 0 0 0 0 0 XXX XXX © 0 0.0 0 0
126 NAIC6 | 0 0 0 0 0 0 XXX XXX © 0 0.0 0 0
12.7 Totals 181,983,147 | 168,201,434 | 27,782,312 293,774 0 0 XXX XXX e 378,260,667 100.0 352,551,240 | ... 25,709,427
12.8 Line 12.7 as a % of Col. 9 48.1 44.5 7.3 0.1 0.0 0.0 XXX XXX 100 XXX 93.2 6.8
13. Total Publicly Traded Bonds
13.1 NAIC1 77,728,736 91,759,403 45,412,837 | . 1,758,203 20,173 9,933,402 | .. 226,612,754 43.7 261,369,761 69.1 226,612,754 XXX
13.2 NAIC 2 12,808,758 117,439,188 14,210,922 144,458,868 27.8 91,181,479 241 144,458,868 XXX
13.3 NAIC3 13,789,129 | . 41,605,258 | | 6,657,501 62,051,888 12.0 0 0.0 62,051,888 XXX
13.4 NAIC 4 1,589,395 1,589,395 0.3 0 0.0 1,589,395 XXX
13.5 NAIC5 0 0.0 0 0.0 0 XXX
136 NAIC6 | 0 0.0 0 0.0 0 XXX
13.7 Totals 104,326,622 | 252,393,245 | | 66,281,261 | 1,758,203 20,173 9,933,402 | 434,712,905 83.8 352,551,240 93.2 434,712,905 XXX
13.8 Line 13.7 as a % of Col. 7| 24.0 58.1 15.2 0.4 0.0 2.3 100.0 XXX XXX XXX 100.0 XXX
13.9 Line 13.7 as a % of Line
11.7, Col. 7, Section 11 20.1 48.6 12.8 0.3 0.0 1.9 83.8 XXX XXX XXX 83.8 XXX
14. Total Privately Placed
Bonds
14.1 NAIC 1 12,072,550 21,498,536 1,496,958 346,239 35,414,283 6.8 22,635,826 6.0 XXX 35,414,283
14.2 NAIC 2 1,278,965 | 18,891,805 20,170,770 3.9 3,073,601 0.8 XXX 20,170,770
14.3 NAIC 3 8,153,978 | ... 19,555,978 466,676 28,176,632 5.4 0 0.0 XXX 28,176,632
14.4 NAIC 4 476,259 476,259 0.1 0 0.0 XXX 476,259
14.5 NAIC5 0 0.0 0 0.0 XXX 0
146 NAIC6 . | 0 0.0 0 0.0 XXX 0
14.7 Totals 21,505,493 | | 60,422,578 | 1,963,633 346,239 0 0 84,237,944 16.2 25,709,427 6.8 XXX 84,237,944
14.8 Line14.7asa % Col. 7 25.5 .7 2.3 0.4 0.0 0.0 100.0 XXX XXX XXX XXX 100.0
14.9 Line 14.7 as a % of Line
11.7, Col. 7, Section 11 4.1 11.6 0.4 0.1 0.0 0.0 16.2 XXX XXX XXX XXX 16.2
(@)Includes $ 84,237,944 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b)Includes $ 10,935,994 current year of bonds with Z designations, and$ 2,806,070 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(c) Includes $ currentyear,$ prior year of bonds with 5GI designationsand$ currentyear,$ prior year of bonds with 6* designations. “5GI” means the NAIC designation was assigned by the SVO in

reliance on the insurer’s certification that the issuer is current in all principal and interest payments. “6*” means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$ 42,283,118 ;NAIC2$ 4.650,082 ;NAIC3S 3,752,372 :NAIC4S$ “NAIC5S “NAIC6S oo
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ANNUAL STATEMENT FOR THE YEAR 2019 OF THE WellCare Health Insurance Company of Kentucky, Inc.

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values by Major Type and Subtype of Issues
5 6 7

Distribution by Type 1 2 3 4 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Total Col.7as a Total from Col. 7 | % From Col. 8 Total Publicly Total Privately
1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Current Year % of Line 11.08 Prior Year Prior Year Traded Placed

1. U.S. Governments

1.01 Issuer Obligations 5,909,744 4,087,173 XXX 9,996,917 1.9 23,680,442 6.3 9,996,917

1.02 Residential Mortgage-Backed Securities 362,602 1,223,892 | 445,087 233,268 XXX 2,264,848 0.4 0 0.0 2,264,848

1.03 Commercial Mortgage-Backed Securities XXX 0 0.0 0 0.0

1.04 Other Loan-Backed and Structured Securities ... XXX 0 0.0 0 0.0

1.05 Totals 6,272,346 5,311,065 445,087 233,268 0 XXX 12,261,765 2.4 23,680,442 6.3 12,261,765 0
2. All Other Governments

2.01 Issuer Obligations 1,145,881 XXX 1,145,881 0.2 0 0.0 1,145,881

2.02 Residential Mortgage-Backed Securities XXX 0 0.0 0 0.0

2.03 Commercial Mortgage-Backed Securities XXX 0 0.0 0 0.0

2.04 Other Loan-Backed and Structured Securities | XXX 0 0.0 0 0.0

2.05 Totals 1,145,881 0 0 0 0 XXX 1,145,881 0.2 0 0.0 1,145,881 0
3. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations XXX 0 0.0 3,558,931 0.9

3.02 Residential Mortgage-Backed Securities XXX 0 0.0 0 0.0

3.03 Commercial Mortgage-Backed Securities XXX 0 0.0 0 0.0

3.04 Other Loan-Backed and Structured Securities_._____| XXX 0 0.0 0 0.0

3.05 Totals 0 0 0 0 0 XXX 0 0.0 3,558,931 0.9 0 0
4. U.S. Political Subdivisions of States, Territories and Possessions, Guaranteed

4.01 Issuer Obligations , 5,312,735 | . 4,380,817 XXX 10,582,163 | 2.0 | 20,358,878 5.4 10,582,163

4.02 Residential Mortgage-Backed Securities XXX 0 0.0 0 0.0

4.03 Commercial Mortgage-Backed Securities XXX 0 0.0 0 0.0

4.04 Other Loan-Backed and Structured Securities_____| XXX 0 0.0 0 0.0

4.05 Totals 888,611 5,312,735 4,380,817 0 0 XXX 10,582,163 2.0 20,358,878 5.4 10,582,163 0
5. U.S. Special Revenue & Special Assessment Obligations, etc., Non-Guaranteed

5.01 Issuer Obligations 6,277,638 15,874,210 | 23,423,184 615,000 XXX 46,190,031 8.9 81,782,489 21.6 46,190,031

5.02 Residential Mortgage-Backed Securities 3,728,008 10,289,227 | ... 3,544,800 909,935 20,173 XXX 18,492,143 3.6 0 0.0 18,492,143

5.03 Commercial Mortgage-Backed Securities 4,654,363 1,819,788 XXX 6,474,151 1.2 5,603,353 1.5 6,474,151

5.04 Other Loan-Backed and Structured Securities_._____| XXX 0 0.0 1,752,547 0.5

5.05 Totals 14,660,008 27,983,225 26,967,984 1,524,935 20,173 XXX 71,156,324 13.7 89,138,389 23.6 71,156,324 0
6. Industrial and Miscellaneous

6.01 Issuer Obligations 89,008,041 [ 244,494,010 | . 29,622,492 XXX 363,124,543 | 70.0 [ 211,903,128 | ! 56.0 | 298,089,049 | 65,035,494

6.02 Residential Mortgage-Backed Securities XXX 0 0.0 0 0.0

6.03 Commercial Mortgage-Backed Securities 9,875 84,497 908,220 XXX 1,002,592 0.2 0 0.0 1,002,592

6.04 Other Loan-Backed and Structured Securities.____| 13,847,353 26,706,819 1,496,958 346,239 XXX 42,397,369 8.2 29,620,898 7.8 23,194 919 19,202,450

6.05 Totals 102,865,269 271,285,326 32,027,669 346,239 0 XXX 406,524,504 78.3 241,524,027 63.9 322,286,560 84,237,944
7. Hybrid Securities

7.01 Issuer Obligations XXX 0 0.0 0 0.0

7.02 Residential Mortgage-Backed Securities: XXX 0 0.0 0 0.0

7.03 Commercial Mortgage-Backed Securities XXX 0 0.0 0 0.0

7.04 Other Loan-Backed and Structured Securities_._____| XXX 0 0.0 0 0.0

7.05 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
8. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations XXX 0 0.0 0 0.0

8.02 Residential Mortgage-Backed Securities. XXX 0 0.0 0 0.0

8.03 Commercial Mortgage-Backed Securities XXX 0 0.0 0 0.0

8.04 Other Loan-Backed and Structured Securities XXX 0 0.0 0 0.0

8.05 Affiliated Bank Loans — Issued XXX 0 0.0

8.06 Affiliated Bank Loans — Acquired.__.__.____________ XXX 0 0.0

8.07 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
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Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Total Col. 7as a Total from Col. 7 | % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Current Year % of Line 11.08 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO. XXX XXX XXX XXX XXX 9,933,402 | 9,933,402 1.9 0 0.0 9,933,402
9.02 Bond Mutual Funds Identified by the SVO.____. XXX XXX XXX XXX XXX 0)..........00 0 .
9.03 Totals XXX XXX XXX XXX XXX 9,933,402 9,933,402 1.9 0 0.0 9,933,402 0
10. Unaffiliated Bank Loans
10.01 Bank Loans - Issued XXX 0 0.0 0 0.0
10.02 Bank Loans — Acquired 2,923 471 4,423,338 XXX 7,346,809 1.4 0 0.0 7,346,809
10.03 Totals 0 2,923,471 4,423,338 0 0 XXX 7,346,809 1.4 0 0.0 7,346,809 0
11. Total Bonds Current Year
11.01 Issuer Obligations 103,229,915 | . 269,768,128 | . 57,426,493 615,000 0 XXX 431,039,535 83.1 XXX XXX 366,004,042 65,035,494
11.02 Residential Mortgage-Backed Securities 4,090,610 MS513,1M9 | 3,989,887 | 1,143,203 20,173 XXX 20,756,991 4.0 XXX XXX 20,756,991 0
11.03 Commercial Mortgage-Backed Securities 4,664,238 1,904,285 908,220 0 0 XXX 7,476,742 1.4 XXX XXX 7,476,742 0
11.04 Other Loan-Backed and Structured Securities 13,847,353 26,706,819 | 1,496,958 346,239 0 XXX 42,397,369 8.2 XXX XXX 23,194,919 19,202,450
11.05 SVO Identified Funds XXX XXX XXX XXX XXX 9,933,402 | 9,933,402 1.9 XXX XXX 9,933,402 0
11.06 Affiliated Bank Loans XXX 0 0.0 XXX XXX
11.07 Unaffiliated Bank Loans 0 2,923,471 4,423,338 0 0 XXX 7,346,809 1.4 XXX XXX 7,346,809 0
11.08 Totals 125,832,115 | . 312,815,822 | ¢ 68,244,894 | 2,104,442 20,173 9,933,402 [ 518,950,849 100.0 XXX XXX 434,712,905 | 84,237,944
11.09 Lines 11.08 as a % Col. 7 24.2 60.3 13.2 0.4 0.0 1.9 100.0 XXX XXX XXX 83.8 16.2
12. Total Bonds Prior Year
12.01 Issuer Obligations 164,439,419 | . 149,824,734 | . 26,725,941 293,774 0 XXX XXX XXX 341,283,869 90.2 326,652,615 | 14,631,254
12.02 Residential Mortgage-Backed Securities 0 0 0 0 0 XXX XXX XXX 0 0.0 0 0
12.03 Commercial Mortgage-Backed Securities 2,146,909 3,456,444 0 0 0 XXX XXX XXX 5,603,353 1.5 5,603,353 0
12.04 Other Loan-Backed and Structured Securities 15,396,819 14,920,256 | 1,056,370 0 0 XXX XXX XXX 31,373,445 8.3 20,295,272 11,078,173
12.05 SVO Identified Funds XXX XXX XXX XXX XXX 0 XXX XXX 0 0.0 0 0
12.06 Affiliated Bank Loans 0 0 0 0 0 XXX XXX XXX 0 0.0 0 0
12.07 Unaffiliated Bank Loans XXX XXX XXX
12.08 Totals 181,983,147 | . 168,201,434 | . 27,782,312 293,774 0 0 XXX XXX 378,260,667 100.0 352,551,240 | . 25,709,427
12.09 Line 12.08 as a % of Col. 9 48.1 4.5 7.3 0.1 0.0 0.0 XXX XXX 100.0 XXX 93.2 6.8
13. Total Publicly Traded Bonds
13.01 Issuer Obligations 88,553,606 219,875,618 56,959,817 615,000 XXX 366,004,042 70.5 326,652,615 86.4 366,004,042 XXX
13.02 Residential Mortgage-Backed Securities 4,090,610 11,513,119 3,989,887 | 1,143,203 20,173 XXX 20,756,991 4.0 0 0.0 20,756,991 XXX
13.03 Commercial Mortgage-Backed Securities 4,664,238 1,904,285 908,220 XXX 7,476,742 1.4 5,603,353 1.5 7,476,742 XXX
13.04 Other Loan-Backed and Structured Securities 7,018,168 16,176,751 XXX 23,194,919 4.5 20,295,272 5.4 23,194,919 XXX
13.05 SVO Identified Funds XXX XXX XXX XXX XXX 9,933,402 | 9,933,402 1.9 0 0.0 9,933,402 XXX
13.06 Affiliated Bank Loans XXX 0 0.0 0 0.0 0 XXX
13.07 Unaffiliated Bank Loans 2,923 471 4,423,338 XXX 7,346,809 1.4 7,346,809 XXX
13.08 Totals 104,326,622 | ... 252,393,245 | ¢ 66,281,261 .. 1,758,203 20,173 9,933,402 [ 434,712,905 83.8 352,551,240 93.2 434,712,905 XXX
13.09 Line 13.08 as a % of Col. 7. 24.0 58.1 15.2 0.4 0.0 2.3 100.0 XXX XXX XXX 100.0 XXX
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11 20.1 48.6 12.8 0.3 0.0 1.9 83.8 XXX XXX XXX 83.8 XXX
14. Total Privately Placed Bonds
14.01 Issuer Obligations 14,676,308 49,892,510 466,676 XXX 65,035,494 12.5 14,631,254 3.9 XXX 65,035,494
14.02 Residential Mortgage-Backed Securities XXX 0 0.0 0 0.0 XXX 0
14.03 Commercial Mortgage-Backed Securities XXX 0 0.0 0 0.0 XXX 0
14.04 Other Loan-Backed and Structured Securities 6,829,185 10,530,068 | 1,496,958 346,239 XXX 19,202,450 3.7 11,078,173 2.9 XXX 19,202,450
14.05 SVO Identified Funds XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 XXX 0
14.06 Affiliated Bank Loans XXX 0 0.0 0 0.0 XXX 0
14.07 Unaffiliated Bank Loans XXX 0 0.0 XXX 0
14.08 Totals 21,505,493 60,422,578 | . 1,963,633 346,239 0 0 84,237,944 16.2 25,709,427 6.8 XXX 84,237,944
14.09 Line 14.08 as a % of Col. 7 25.5 7.7 2.3 0.4 0.0 0.0 100.0 XXX XXX XXX XXX 100.0
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11 4.1 11.6 0.4 0.1 0.0 0.0 16.2 XXX XXX XXX XXX 16.2
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ANNUAL STATEMENT FOR THE YEAR 2019 OF THE WellCare Health Insurance Company of Kentucky, Inc.

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in Parent,
Total Bonds Mortgage Loans Investment Assets(a) Subsidiaries and Affiliates
1. Book/adjusted carrying value, December 31 of prior year 100,492,736 | . 100,492,736 0
2. Cost of short-term investments acquired 122,830,596 | ... 122,830,596
3. Accrual of discount 267,730 267,730
4. Unrealized valuation increase (decrease) 0
5. Total gain (loss) on disposals 25,068 25,068
6. Deduct consideration received on disposals 172,613,259 | . 172,613,259
7. Deduct amortization of premium 317,298 317,298
8. Total foreign exchange change in book/adjusted carrying value 0
9. Deduct current year’s other-than-temporary impairment recognized 0
10. Book adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) 50,685,572 | 50,685,572 0
11. Deduct total nonadmitted amounts 0
12. Statement value at end of current period (Line 10 minus Line 11) 50,685,572 50,685,572 0

Indica